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3M 2.21% 2.35% 2.67% 2.86% 3.16%
6M 2.57% 2.66% 3.02% 3.09% 3.39%
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SY 3.00% 3.29% 3.68% 3.96% 4.58%
10Y 3.13% 3.63% 3.94% 4.25% 4.98%
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usb / CNY
1w 90.0 / 95.0
1M 180.0 / 195.0
3M 445.0 / 450.0
6M 850.0 / 860.0
oM 1191.0 / 1205.0
12M 1530.0 / 1540.0
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Quarterly Quarterly Annually
7d Repo 3M SHIBOR O-N SHIBOR
A/365 A/365 A/360 A/365 A/360

3M 2.35% 2.04%
6M 2.41% 2.87% 2.10%
9M 2.43% 2.87% 2.16%
1y 2.46% 2.92% 2.17%
3y 2.67% 3.23% 2.26%
S5Y 2.83% 3.44%
7Y 2.95% 3.59%
10y 3.09% 3.76%
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